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patent application. 
Status of Claims 

This is an appeal from the decision of the Primary Examiner in an office action dated 
October 5, 2006, finally rejecting claims 1-35, ail of the claims in the above application. Claims 
36-4 | were canceled. Claims 1-35 are the claims on Appeal. 

Appellants is led a Nonce of Appeal on December .?.!, 2006. 

Status of Amendments 

All amendments have been entered. 

Summary of Claimed Subject Matter 

One aspect ol Appellants' invention is sot out in claim 1 as a computer system executing 
a trade filtering process for identifying suspect trades. ''Referring to FIG. 4. there is shown a 
processor 300 and memory 302 configured to: monitor 304 a trade price associated with each 
trade of a specific stock during a trading session; compare 306 the trade price of each trade of a 
speci fic stock to a known acceptable price for that specific stock to determine which trades are 
suspect trades; and prevent 30S the processing of the suspect trades," [Specification page 10, 



Inventive features of claim 1 include a trade monitoring process for monitoring a trade 
price associated with each trade of a specific stock during a trading session. " Trade filtering 



process 1 {; includes a trade monitoring process 2 1 , which monitors the trade volume 1 8 and trade 
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price 20 of each trade 16 of a specific stock traded during a trading session. [Specification page 

6, lines 4-6 j. 

Inventive features of claim 1 also include a trade comparison process* responsive to the 
trade monitoring process, for comparing the trade price of each trade of a specific stock to a 
known acceptable price lor that specific stock to identify which trades are suspect trades. 4 *A 
trade comparison process 22 is responsive to trade monitoring process 21. As trade monitoring 
process 21 monitors the trade price 20 associated with each trade for a specific stock., this trade 
price 20 is provided to trade comparison process 22 so that a comparison am be made. 'Trade 
comparison process 22 compares the trade price 20 of trade 16 to a known acceptable price "K." 
2-i for that specific stock. This comparison can identify trades that are suspect trades. 1 * 
f Specification page 6, lines 9-14), 

Inventive features of claim 1 also include a suspect trade filtering process, responsive to 
the trade comparison process, for preventing the processing of suspect trades. "Whenever trade 
comparison process 22 determines a trade is a suspect trade pS") 28. suspect trade 28 is 
provided to suspect trade filtering process 30 for processing. Alternatively, any trade which 
trade comparison process 22 determines to be a non-suspect trade is provided to computerized 
trading, system 14 for processing and posting. 

Suspect trade filtering process 30, which is responsive to trade comparison process 22, 
prevents (until further analysis can be performed} the processing of those trades which trade 
comparison process 2.2 determined were suspect h ades. While such suspect trades 28 are not 
immediately considered bad (or invalid} trades, further processing must be performed iieibre it 
can be determined if these trades should be processed and posted by computerized trading 
as\^i I" <H ->r MjL't. K hrv> 1 s M 

Claim 20 

Ciahn 20 claims another aspect of the invention. Claim 20 is directed to a method of 
preventing processing of suspect trades, the method executed in a computer system. This feature 
is supported as the analogous feature of claim 1 and "Suspect trade filtering process 30, which is 
responsive to trade comparison process 22, prevents (until further analysis can be performed} the 
processing of those trades which trade comparison process 22 determined were suspect trades. 




Wink' ^ueft vj.^poet tiadv. - ."S a?e nut minicd.dteU considered bod tot ;n\ abaft Mju's. tia'kei 
iir.vi ^ssr.i; be re^ PMsned bcfoic :t cur bo Ui temimui .k these ti; des should K* processed 
aid eookd h\ o-\!pi.?jn,'Oi: ;tadmg sworn 14A j ><peciikaii<in pagt, ?i. hk\* :9-~4 

Chuni A'- neksde > ^.he k-aiuie ui uwdumn-j, z trade pnee «i^-u>> sated v\ -tr vaeb A uuk e 
Mvur>. Mock duorai a irjchny sc-Mon. 1 bis feature finds Nippon us i'e:uralh -\'t out fo; eiau i 

CI an A 1 ai--o -neir.ees tfa. teaUnc <d eompanni!. m iho eosnoutes system v:i Cadt. piwx 
tech ttade o" a spoodA yie'k to a known acceptable pnee that specific Moe'k, * \ih the 
,ut.epijbic p'sec a iersje of price-' that spa!) uom a vpeafic amount beiow h n a °re< 'tie 
an.-va?! abo\e '-[i: \i'H known rvee pfice. to deter.mne wl\ch uades ue suspect e akv v\ tuAs 
h ise 'aade pnees :ha; !ak outside the acceptable ranye ei pssees fh;s fe 'Jure ft-vs snpnotl es 
eeeer ; h set out tor ckum I and '-Acceptable pnee deienimiaiion pj-vcos <2 r ; Aude^' a pn-.e 
aceeptabdux w '_ieow j^ta^ 40 'or deta ewmui the knov, a aecepta-A pnee J-i, w hew *he 
kno v \;. acceptable pr-ce M is u.Uudh an acceptable iai^c of prices 4? that apan -A ra a speesfv 
lu-iii.n: r'Al ~e!ow . 5st known go-d nnu: io to a spec.de amount i'Vh aho\e ! as- known ^md 
i !vC ^ jon paiv . i nes 4 j 

<■ lann y*M n.ckidas tiic feature ofptvsenut:- p:> ■ct--^ir.i! <k the v^poe 1 n.ide^ t hit 
;eaiasc :\kK sapper as «t"ioiall> out ioi tijfnt 1 < ia»n i- snuades ±e Uatu-c of 
de'en^i^av; \sk <>-x\i price io; ,> specific stoel. hoing t;eeed i he spetrdc arr.ojtn 
; k \' ; thai accept aKe -ar.y. oi pMce 1 - 42 spans abo\e and i-clow ia^t knov\n ; uod pnee > an jo 
\ai!s\o \,aaes. svh a-- a .Ix^d dol'js ara^ura. oi t pcieenuiit (e ; f I o: the last :-inov\K 
pi -«.o > ■ . Spev-MieptK. it page hncs W ■ l\ j 

Cleans y> ak-o asch^k - die tcaluio of adpi^ttn,a the Kuu s:n-«\u good pnee of ike -Te<.;he 
sto.l i>eai- tMoof! to re eou;;' to ihe tM.fe pnee ui the last -vn-^uspeet trade "Ae^ ep^hic pr:ce 
d-'teifi-jkahon i) oee-^s 3 . "> mclikks a ki^t known ^otxi price udpu>mietj? pios.es, 44 w h<- h ;ubuvo 
f i->e ^ kue of )<!■!! know r poed pnci. 3o i'M du: specific ^tock nc-u^ u.xccd :o be >:qaad to the * 'ado 
pne.> oi tiic List joj-m -peoi iiade .\- ^lated abo\c. if the -tod i^.'.s .areaeA boeu u icec 'a me 
.ai-eni tiada^ s^-on. the iasi knov\n ijuod pnee 3'» is die \a!ue that ihc *i«vk ; isi ^sadee -u " 
[Specification page 7, lines 14-18]. 



Vpk^m 1 vba «ni Honaid 1V>k Armey's Doc-ka No.: 0985?»04400i 

Llmm 2 J 

\i no i>p.\t om t s n e.U or ^ . aal K > I u o ^ ( I. in •> s d -\.V.\ " » i,v 

\ ! i! io" J h <>u(jf(i mouki H>4 <nt o pi vC . \ »«_ au K < ' o. m ,j o< 

Vi ,< sk\k( U . *l<idiV S0s-k>H i. !!,,',) i Hid t k 1 >«!< p* vt . i.0<J 'Ui,. 5 o mv\ 

. . {> >" i' <..«.pl i>L' pi*.. !i»f t'i.U 'Kukv, W 1 U. lUC^Jm^^CI LvK'On UK* n 'nP^V 

*,advs i'( pi^o Hi* i o o otos 'hl ol i\ c susjvu j«tL' ji^po ~k Mor jw I 1 r^s 1 ^ 

« * i , , L iJos M)l ,v. J, LU i_ i { tlLMltOTPii? >* *ud. )fji ', <l'Si>_, i vt , t , KJv , ' 4 tvV 

. < s^u, . s u < wtAa ! 5 j a { aJj'ig -non H>}i k t'c tilw nt> promos- U k u £> t 't.o. 

t <Mii* «i !L< piOvO- 1 ^ ! '■vbv.l- io t<>r\ d <, V ido lo'im.e o ii i (uk 1 .; pr j„. * t>, <. U. J < v K> 

0 l Ml^^^'dJ.d^ ll'i .1 I .u. Ii; l L^, T S|s.u! at 5 1^0 I.' 

t • ^ v ikia. lv '> at >k oi uwpan.n ' c'r io;i L0ii.iv> i nv^* s >o s. 

.lOv- <^ sJX o LO ft <-v. Vi Jt t sp.Uilt. slOv.k to Jo^.TiFv. W^k!" !.( 0 s , <- sU-pOv. 

' Ov-s ad-, o spat's > t pto.os. ° Mv^'MH.^ lado runi N i> wp'ou^ "5 N> *~ 

r? ! J . ""U.o^: PUT fi <hv. ti >d ,11a ! 0 >,S(U>a1 Hi.)u.k 1 lt..KY l(r^|Vv "Rv>>^ 

i -KX \ i .v. - n ^! \ Kk\1 u> >n Iout p. i^isi iir< ,la 11 v> ii.<u <i vO'i;p - ,<v» anno no 
m iv <.> 1 spa - -i "<.npi .mk tr t\ p o. i ait. h« T o a I t <m n .< . opt .b>- 

f Lv k "* } Mt . rv.v ttv V\ . , inis t^npatisop v m ul^n a t r! >'os , 1,1* c sj^Pvvt v'«.!« s 

v s hi ? ' ^ h>o n (.kid^s t k icvH'K o f pu^tntir< the ^- .j of K ^spv.vt udos 
'\\mo ,!,''u> iiMi' onri'*.jvs " loio) nj id a tnuL i-, ishrat"! uld > - ^ s ,nov" 

kH A Isp'iHiu O v« .JX t + !<Kb >! ( Of!^ ptiL0s> ? < 1 k>5 p.U.Cs^.il-, 5 K 1 ' 1 <!;" S i 

h m iik.iT f i pj.\ o>s ^ (k rf v. .aire- to bv .mm sjsp^t, u uio is f > o> oov 1 * 
i"»i'.s id v .r , ^ .ioM <i<Mft ki> vnt; .iJ piKfi 

sj> ' xt i <oU i >. pjo.vSi ^b.vi. is iosxuisi oiot a vi»n. - i| i«>^ 
^i. vorts < apij a i >. u iKssu.! K ^\'vii lJhIx pu>« v 4 - > ?tM j bost p .i t, . ^ ut" ii »v 

v> OPOMS. •> v uv ^ ' OOvv iSPOd n*>v,I v si M\v> "t <dOs U 11 0 ^.<t.^ ->l.\fl t l.OOs ,IK POl 

ns v.J k ^ o> ! > a j \< <>' jt'H, t<ks iuUhwi j Ovt 'Si r is pu o not iot<iO't 



Applicant : Joha Delia and Donald Bosk Attorney's Docket No. : 09857-044001 

v-:..s. Nr- nujWKoM 
Filed : April 24, 200! 
Page : 6 of 34 

can be determined if these trades should be processed and posted by computerized trading 
system 14/ ! [Specification page 6, lines 15-24]. 

Clajm 30 

Claim 30 is directed to a computer pro-am product residing on a computer readable 
medium having a plurality of instructions. 'Ilcferring to FIG. 3, a computer program product 
200 resides on a computer readable medium 202 having a plurality of instructions 204 stored 
thereon which, when executed by processor 206, cause that processor 206 to monitor 208 a trade 
price associated with each trade of a specific stock during a trading session. Processor 206 
compares 210 the trade price of each trade of a specific stock to a known acceptable price for 
that specific stock to determine which trades are suspect trades. Processor 206 prevents 212 the 
processing of the suspect trades. " (Specification page it), lines 3-9] . 

Claim 30 also includes the feature of instructions to monitor a trade price associated with 
each trade of a specific stock during a trading session. "Trade filtering process 10 includes a 
trade monitoring process 2 J t which monitors the trade volume 1 8 and trade price 20 of each 
trade 16 of a specific stock traded during a trading session. (Specification page 6, lines 4-6). 

Claim 30 also includes the feature of instructions to compare the trade price of each trade 
of a specific stock to a known acceptable price for that, specific stock to determine which trades 
are suspect trades. '"A trade comparison process 22 is responsive to trade monitoring process 21 
As trade monitoring process 21 monitors the trade price 20 associated with each trade for a 
specific stock, this trade price 20 is provided to trade comparison process 22 so that a 
comparison can be made. Trade comparison process 22 compares the trade price 20 of trade 1 6 
to a known acceptable price "K." 24 for that specific stock. This comparison can identify trades 
that are suspect trades." [Specification page 6, fines 9-141. 

Claim 30 also includes the feature of instructions to prevent the processing of the suspect 
trades. "Whenever trade comparison process 22 determines a trade is a suspect trade PS"! 2fc. 
suspect trade 28 is provided to suspect trade filtering process 30 for processing. Alternatively, 
any trade whkb trade comparison process 22 determines to be a non-suspect trade is provided to 
computerized trading system. 14 for processing and posting. 
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Grounds of RejeeUon to be Reviewed on Appeal 

i . Claims 1 - 19 stand rejects? wi« M i . 2 ^x >u< p.. . ' - > - - ^ u - v 
indefinite tor foiling to particularly point oai ana oYUtx^ c j;i 'be sap e^ rt ^o whio 
applicant regards as his invention.., 
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subject matter. 

3. Chirm; 1-4, 12, 23-24, 30 M to U >utHi e^ed * 1 <vj *S . -s t \,) <sas a* 
beHx> unpatentable over Vogcl et ai. {US Ptfcul o<M L vK ) 
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Patent Application 2001/0042033). 

Argument 

Obviousness 
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1 Claim 2 from Lyeil is reproduced: below: 

anei kfej inteffinsiy spilrswci si«eve aftsxed upright to mid supp«ri: means. 

a threaded adjuaSftUifU bolt ii-ireadabty engagesd through a !ioie In m« bottom of ;>a:c! support ?ne«ns anci pmp. 
tunner comonsriQ tne s!e»s ot 

;> *i if- r) ct ■< suit J t, b ) Of tt O if s 1 1 

3- repairing and repiacirsg said sntsrsxil eissnponents back -Mo said casing, and 

4. adfuottng said ifisertjBi'oomponents for fit am Mtetiismxxs by rneans of adjusttRg said upwanSfy prc^ecttog 
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Ik sm i i 1 r 'u' s *b o ih t.ny ■ s ubio Mi n .kp^i'An K^.'.cmKc'.u' 
\k Jk .. . r<- i s. sou ts t.mtJi J i ) j iiticl-i! e "a <_oirpo e -%s<em »%! ok*^ n >' * i Li <„ 

% >>~\s 1 o asv i no h ioi us'ug ^-u no ' 

h <' < U hot * od Jk , ,<• rs OspR vm d ha J- ' -u rf-rw is o m. J\\i jut an ano a 
n • Ba *a ! 1 ^ vu x> vo'iiusio'i loj a compel b * n> imous* ^id ^'i d o ! ande 5 an 

iS 0 !V U 11 iiM^ i i L k ! 1 var^u-io , v \t\fs ,h Uio p * ^ ,f Jatr s J ~>l > - Ii V v.. f «■ 

are only dr> , u j _i up i\ s.stun 

2. i lai us 1-1** arc du ected to statutor\ subject 
matter. 

Fhc ^ , >< u Ojc K< In. . ' in - i do- ^ , sC , i'l "r iaj t .ca^ Jw iho 

v.-.-ro u!ix\ s > H-> pa t ^s . n > a m tdrne, ' o^. tatbu cu.o. *v.ot at ov t 4 ipyw ' 
dittos o-i? st H V - o + 'inr'io » iojPa m ^ T S f ' *0| 

Thuu j s <.o 



\£f f >id i»tS^ ai.ttim ntcua' jS <>sc ire mteri'u ti, emr»<Jii> 'is i.vw; sap m>> 
tun" i if m i «n<vi.s ( 1 iiiuptuu. i<. ^i.? forih in t S- I *,1<d f tiv cUxtt 
«! i< >^ >5(>i.i ssj >< < <- tinpfiHi \ su «» (< i PiHiuiiK si! ajims 1 Hi, t>ie !><)(?> fti 
t ihii'i i*s->< j^o> tht sj>(.(. t^x i } j unc-. {" t»,idi. nun f*<rs«.> l>ddt 
^ftj'i i> li 1 i fKfin^ ' (set 'tj^oost c»f (fj(RM(Bdei 3^ I >l i>H«, 

iai i^i i )h fti> sj>t Lit)*. <i UiK t.j;a>rfi»}; ihs^ i\>ik v ) " \ it i>in of tn^ fsjie ■< 
<t -ai'Itn t.ot,ssh.ii,u sm i H*LS( ^101 v^hieh is Jibuti v> i-< h.Mt 
^ d'»»t t!)( \iU«Ufv J^smmh f istiition ifi tilt ,iaeta,r<\e <>«i\" is [WiO i %o!i 



n jHjnu ^ u > |> iai statutoi>' classes ofmvsauioxs i« a siog 
a 4 s* )st jao> ' sik^a*- ^rsviiu i t\ ^ d i ! f 
b n nt i s ii »(.!!_) E j uiui l! s C l i Vl u Jhn t» «{k 1 nj'ik ) 

n t f ^ ! 1 . s iu u utU w luvi! rt) i \i)> ibis vh )2 iJhtT { <. n a h*l V 

si i • f ! ! ill !i Ii ill K I > l is J(t \ \U '\s + 11 ! J1U f> i! ! Is i ! 5 

hn i n i «l I n I \ )K'iii?i.i i to) od ^pps'hit in' n ts r I> 

p Eft !Ii>.f>fs Hii i' u (I(li^Elf') Wtv.il >S 1 Dlu Midblltv f f ,f 1 B 

t\ td^i i i i % if ,Ki i v tK p ssi Jin ij Minn .unmni i <i Mt i i si ? i» 

k !l , » isdvilss iUtlis >Uli E!l » ' < * ! < \v -Hi ' ! A Eh, tsi 

H is ) i t i its ^Kt-i! n t * \p } 1 i is sjO p nduit 1 n )>. > J N i^i its 
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Ho«> -su «. .u^v k>-U an » in in whidh the preamble of LyelPs claim 2 recited 
<j ! ! ' *! jt!* ; t t^n ^sic», ti > n t. ion s oj a vmuks. i'" 1 i and .aeih^ ( n»i ,.r; v nc 
i or > us s w K pu 'jnh» . I Xope'LiHs dmn I ooh uir>KKe-> ,v!i»o i t.„ t\ v as 
urv 1 .U\lu -a c dao 1 . ' - eio\ doc^.oi to , t. unpatu ^wuo vovla^' aov;<u 
\\ i c ^o*it i. '' ( v tJ o ,or 'u Jv x\h oi . h i n 2 i s tcnlcr^, imvmmh.I tt * \o, 
hi ° \ ^ rr M 'l fa - v.il l f o sin ./ion m / < t ' w a, n Viu h o\ \os b ecites 
r< ^t. s N t o >s J< it\ .>■- m v. 'U ssjjr j } \ppdl u .* i . ir 1 ^iPt_e .he p <Kt_ssos reu'e> >r 
< la! . > <\ \< *.*o^ i p naooJis b it , is^'jvi aie kmc u>n hrnut <>ps o i f <■* a> ? p »tt ! s^ -h ,r 

We sa/us o „'o „ amurd hat i to e\annmi hound , i . <>a~V < hop *> t.K Jam^ 
v >. . 1 u v n>vf -?ate- u,t I w \jrm at op parpen +1 e ew n ncs w ,d .. \ o Jk ^.e . 1 no 
hv!< b.tuAs jtOTioUt* oo a iJ Toa* hem u> pt.x 'ss metk u a, n s to-*. . i . tp*- a.'v t u 
-i ^ i .j \ ,i u \> " . ive.'„ aio maJenc Jain^ !k'ck> . hcMk pu> oo ' 
( i, '! k i ^vutt Jvst Jail. - r.a >i be .a ri 'JjHU Ja Pis h> mlw o to exartikc > 
i «^ c o <. tt JaiPc tiou^onnu* ou^U'n(.t ochuns - u crse ^ nn f <n 

3. Claims 1-4, 12, 23-24, 30-31 and 34 arc 
patentable over Vogi-I et al. tUS Patent 6944599). 

Qlatnis li2JB 5 J4.M430 

hor the purposes of this appeal only, claims 1,2, 23, 24 and 30 stand or fail together. 
Claim 1 is representative of this group of claims. 

Appellants' claim i is neither described nor suggested by Vogei. Claim I includes the 
features of , , . a trade muniloring process a trade comparison process , . . for comparing the 
trade price of each trade of a specific stock, to a known acceptable price for that specific stock to 

' The examiner ignores ihe guidance given by the federal Circuit m hi r<> Morris 1 27 F. 3d t (148, 44 U,S!\Q.2d 
H)23. 1027 (Fed. Cir. 1997). According to Morris tbe Office is entitled to eonsttue c!;«sxs teriss using iheif 
"broadest reasonable nieaHmg." The court provided guidance o» what "reasonable" means: 
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ii.k-.nuiy which trades are .suspect trades and a suspect trade filtering process . . for preventing the 
processing of suspect trader. 

In the rejection, die examiner states in part: 

The foetus! inquiries ae1 i'oriii in Graham v. John Deere C'«>.. 3 S3 U.S. i, l iS 
USJ'Q 459 thai arc applied for establishing a background for determining 

oimtiusfiess under 35 U.S.C. 103(a) are summarized m foiiftiw. 

K Deifcroiiniop tfie scope and contents of sne prior art. 

2. Ascertaining Uic differences btiween the prior art ami (hi' claims at issue. 

3. Hesofvirt" the ievci of ordinary ski!! in tht pertinent art. 

4. t'lMikfck-ring oijjet.!i-.e e\<denee present iti the application i«dieat«n« 

Appellants contend that the examiner has not applied these gmdehoes ^ exarunaiuv o; 
the claims of the present application- At the outset, these guidelines icq. ik the tvumnc to 
determine the scope and content of the prior art. it is not clear to Appellant- ih \< the oxanmci 
has done any more than conducted a search. Next, the guidelines retmr\ me examine; to 
ascertain the diiVercnoes between the prior art and the claims. Appellant couicnd t:».*t the 
examiner has not ascertained the differences between the prior art and me o : ;<m- Rathe , the 
examiner has merely made terse citations to unrelated teachings in Vogel Fhe-v guidelines ah-o 
require that the examiner "resolve the level of ordinary skill in this ail " Appe lams coiHCn.; rbnt 
not only has the examiner tailed resolved the level of ordinary- skill We^ams ,1o r.<v -e<. ho* 
the examiner is m a position io resolve the level ol ordinary skill since the cs v.rpine* ha-" nen\ei 
talon testimony nor deposed any expert witnesses to resolve the level «»t\>rJm » » 4»l m the 
pertinent art. Knially. these guidelines require the examiner to consider >»h:m \ c c<- meuee 
present in the application indicating obviousness or non -obviousness the subject uumc of the 
claims. The examiner has not done either. 

Rather, the examiner merely presents unsupported contention* that \ o*»el te .Uie,> 
suspect trade altering process, responsive io the trade comparison p?oees?, tot pro\ citmg the 
processing of the suspect trades (col. 3, lines 22-26): a suspect trade rc-*ohtieu o: ov.es? fo- 
determining if each the suspect trade is a Had trade (col. 4. lines 54-5b}. ? 

Appellants contend that Vogel is directed to a Network-based n-:r^acnon ;aem'\ and 
specifically concents automated reporting information useful to the fxJuv 1<» u \.n te:> of 
reasons including record keeping, generating statistics, calculating revenue, etc. Vogel 
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sp^cif^ca! \ Uhccu: to ar iu\« net-based retailer that generates a report listing the items sold 
durma the day and the revenue generated by the sales. Vogel further describes that: 



For K netwot k-tmsed transaction facility, s<teh as aa Inter net-based auction 
i'aciiitv, and iis utcrs, Information re<>ardw!i> safe* is piirtkuiarlv impof taut for 
setting Sees and providing price guidance to users, f ees may be set bases! on volume 
or price of She item-, for indivirimii users. The network-based auction facility 
■nay mm- sales information and statistics to determine how to set fees. The ncttvork- 
basc-ti auction facility soay further use information generated ok a periodic basis to 
<=«i'Je sellers in settii!|> prices at which io sell (heir ileitis or imyers so bidding for 
items by indicating the average price or price range of Use type of product being 
sole:. Thus, there is a need for accurate reporting of information. 

Appellants' claim ! on the other hand, is directed to different Features, namely to a trade 
filtering process... associated with trades of a specific slock during a trading session. While 
Vogel teaches reporting of information, Vogel fails to describe or suggest ... a suspect trade 
tillering process, responsive to the trade comparison process, for preventing the processing of 
suspect trades. Vogel docs n<>t describe this feature whether at Col. 3. lines 22-25 or elsewhere. 

in the examiner's Response to Arguments The examiner reiterates that: "in col. 3, lines 
22-25. Vogel leaches "irregular monitoring system 2? winch performs algorithms to remove 
irregular and suspect data items". See also col. 2. lines 27-30 and lines 44-47." 

1 lowvver, thai does not meet the thrust of Appellants' argument regarding Vogel. As 
Appellants argued in the prior replies, Vogel merely describes to remove irregular entries from a 
data representation. However, that teaching does not affect the processing of the transaction 
involved in the aueiion (i.e... preventing the processing of suspect trades) of the item in Vogel. 
but mere affects statistics on reporting of the auction of the item, 

Vogel, at Col. 2. lines 27-30 discloses: 



A roethoo* am! system for monitoring and automatically reporting irregular 
actisifj on a network-based transaction facility are described. In the following 
description, for purposes of explanation, numerous specific details are set fort a in 
order to provide a thormf:>h understanding of the present invention, it sviH be 
evident, however, to one skilled it! the art that tiie present iove-itioa assy be 
maesieed without these specific details." Vogel at Col. 2, lines 44-4? (incloses: "The 
iv.rm "sstipeit" shall In taken to radicate n-quina;; tut iher investigation o 
i 'it- tci m "srrL-«n!a! " shall he t«ik< ti to indicate .1 di ovation from ,i norm : 
sice'edma ot boundaries wr a range. 
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^^i!(, t ^}l^ !l !1S <f!„>'l!it \Wi t<> ■UllOU !fft<'ili<l» 5Hi t ISptU f?li.i HUils flOfS! 'Wtj 
.(J>*M«I "(lh nd.MIIIUd 'kIo* VMlh ittuf JKC io lil'.S t^ 

' 1 «we*C\ C 1 Tor 1 , t< .tsi. uteJ fUs^iA'' ik'l dsO*\ u'e Joes \ O^d C'>. S ' ^ v^'XS 
*' t ide f I o' i!< ^>o.o-.n ewn-?\< iu tiic *t 'dc uimp J! j^>n pr.>(.vSN iu- p t vtnt.rj \o-Sii\ 
- ;s s \i.! j ./e- \ ^o3 .re „* ^ bos. te\..bt i to -e ao\e uinvttr nTcd su-pCv* i kL 1 - i . 
d .\ k <k A'.nHi i l MiL.i o<u.ks Howoet \ oi>c" ttesen^es » dau* "Cirese'iUt. a* i >- 
oi e ol t, c k.> o-.cn ic ^hct tte^Wer pto*.oo>K u< puxes 1 v.*. b'ov*. ^>~' ^hojo o \"n>'i o> 
0;,\" A . .o,^, . . \m s lvxk .Oil who c ihe <.kn,. .cpiesu\ *ku m\v < u.uOes jur s n \r 
ao ^ iku at ^ l ' l\o«J((il <> I nc 2 > Js^ 

P.. ho s x o«d < 1o.o " iOoJvs o% n hum thus ioaiujo o. evuyle ' . \ o.ie ^ u <>^ 
Vosci desenoes; 

When irrtgoiajr acl ivity has tititu Sound, an tmais may S>e sent fo the seller 
and. or iiuidt'r at an address associated «iih Use user identifier <>i' the soflar aiid'or 
biiidv-r. The seikr aari/or bidder way tun her be banned from j};iitiei;>atiofs o» the. 
auction site by using the pointer linking to the user table to update a 
"h ivj'iibr user" of j>imii:ir t'ieifi in the usee record of the setter aa»l''«r l>id«ler. 

Vogc) also discloses (hoi: "An auction site 10 nmy charge sol loss ibes based on the soiling 
price of an item. Thu?, the auction siie may use the formula for determining iocs to dcierrrtinc a 
threshold ibo for monitoring irregular activity." jVogel Col. 5, kincs 1-5} Vogc! also discloses 
that: "The threshold values may be listed in U.S. dollars for uniformity. Although the transaction 
is completed in Japanese yen, the threshold value will be listed in dollars and lite highest bid will 
be converted from yen to dollars to compare whether the threshold value has been exceeded. 
Thus, a transaction completed in Japanese yen won't be limited to the threshold set for 
transactions in U S. dollars and transactions in U.S. dollars won't be limited to thresholds set for 
Japanese yen/' jVogel Col. 5. lines 21-29}. 

It is clear therefore that Vogel does not describe and indeed would teach away from 
preventing processing of the trade, as recited in claim 1, since there is no motivation, e.g., an 
economic interest or any technical need to prevent the trade. 
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Bach, of claims 3, 4 and 3 1 distinguish over Vogei. Claim 3 requires "a known price 
determination process lor determining a last known good pnoe for the specific stock being 
traded, 51 whereas claim 4 requires: "a price acceptability window process for determining the 
known acceptable price, wherein the known acceptable price is an acceptable range of prices that 
span from a specific amount below the last known good price to a specific amount above the last 
known good price, with trades thai have trade prices that do not tail within the acceptable range 
of prices being considered suspect trades " Claim 31 recites analogous features as claim 4. 

Voge! on the other band teaches: "If the category is computers for example, the category 
may be assigned an irregular activity threshold of $1 5,000 or another amount that would indicate 
iha! the item or the bid is irregular (or outside the norma! range}.'" { Vogei col. 4, hues 34 -37]. 

Vogei does not suggest much less describe: "a known price determination process for 
deiennunnc; a last known good price for the specific stock being traded" as in claim 3 or .the 
known, acceptable price is an acceptable range of prices that span from a specific amount below 
the last known good price to a specific amount above the last known good price. .'" as in claim 4. 
Rather, Vogei merely sets irregular activity thresholds or an amount that indicates that the price 
is out of a range. However, each of claims 3 and 4 require determining a last known good price." 
Thus, by requinng determining a last know good price, what is set is a variable price (that is, a 
price that is a function of the "last good price") is used in setting the price for what would be 
considered outside of the acceptable trades 'This is not suggested by a static threshold or another 
amount that would indicate that the hern or the bid is irregular (or outside the normal range;, as 
taught by Vogei 

In the examiner's Response to arguments, the examiner states that: "the examiner 
interprets the term "irregular" as defined in col. 2, lines 45-47 to read on the "price acceptability 
wmdow...." and "acceptable range of price...." Again, however the interpretation of "irregular 5 " 
does not meet the claim language of "a last known good price for the specific stock being 
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Claims 12 and 34 

t o vK p.a euvs 1 1 appeal .»'tK Uam»,> 12 and 34 stum; or fall together. Claim 12 is 
ep. <•< nuun e , ;\\ .roup o* Avu- 

1 lanu 2 1j iris v<u.r J . and icqanc ■> a ^uspcet trade resolution process for 
ecMirm : ,e v ous^ef + t s a had t>ack 

> I l \re* .onteres <vih •e-"ix\l *o eknri 12 that Vogel teaches-, "a suspect trade 
ev L m i i 'i>u v V <.k d e,i< f- 1 ic suspect trade is a bad trade (col. 4. lines 54-58)2' 

\oo\ J,, jts oco «. e \ ogel tc«kK s the cited passage: "The irregular Hag may be 
.r*>,t\rvnteJ - o * r.c >teg -Lu 2ag ,rtu\ W l,iio r changed back to 0, after further investigation. 
K ero,hr w nlvoimev is- nu^ahn f.a^ nu \ be implemented so that it may not be changed 

\ ->pc lane* daim i_ howe\ei ^ Av\ t u\l to the "trade" not the item, as disclosed by 
\ u v > ' So ^i 1c \ «t?e! t< uclv> 'fUab i\e 2 > includes ars item tabic 40, which contains a record 
to; c> ncr\\\rj; Ji.i uorvd oi. the at avu iacd o H)2 ,+ . nowhere does Vogel teach * 5 a suspect 
a ,ce ksoL.wO" ' i>u^ lot ducmnm.y ii e:eb si s^.c^tradejs a^ 



Claims 5-8 further distinguish sines Vogel neither describes nor suggests a last known 
good price adjustment process for adjusting the last known good price of the specific stock being 
traded bused on any of the criteria as specified in these claims. 

For instance, claim 5 requires . .. a last known good price adjustment process for 
adjusting the last known good price of the specific stock being traded to be equal to the trade 
price of the lost son-suspect trade. Vogel merely sets either an irregular activity threshold or 
another amount that would indicate that, the item or the bid is irregular e.g... or outside the normal 



4. i lawns 5-11. 12-18, 20, 22, 25-28, 32 and 35 
a s. patentable o\tr the combination of Yo&ei et 
a). (LS Patent 0**44599) and Sposito (US Patent 
Application 200 i /0O42033). 



Claims. 



s. 
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range). However, nowhere does Vogel describe the threshold or normal range as related to or as 
in claim 5, equal to the trade price of the last non-suspect trade. 

Claim 6, which requires thai ... ilie specific amount above the last known good price and 
the specific amount below the last known good price are fixed dollar amounts, claim 7, which 
requires ... the specific amount above the last known good price and the specific amount below 
the last known good price are a percentage of the trade price associated with each trade or as in 
claim 7 wherein the percentage of said last known good price is 15% are not suggested by Vogel, 
*i least because Vogel docs not -suggest the last known good price. 

In the examiner's Response to Arguments the examiner contends: "With regards to 
claims 5., 20 and 32, applicant argued that Sposiio fails to teach 'a last known good price 
adjustment process' bixaminer disagrees. Examiner interprets 'updating the associated last sales 
price...' in sections [0023 j and [0030] in Sposito to read on this limitation. Appellants contend 
that Sposito's associated last sale price does not meet the limitation of "a last known good price 
adjustment process for adjusting the last known good price of the specific stock being traded to 
be equal to the trade price oi the last non- suspect trade." 

Clai ms 9-11 

Claim 9 and claims 10 and 1 1, which depend from claim 9. distinguish over Vogel, since 
Vogel neither describes nor suggests a last known good price initiation process for adjusting the 
last known good price of the specific stock being traded to be equal to a reference value 
whenever the stock is being tiaded for the first time in the trading session, as in claim 9 or "the 
reference value is the trade pace of the specific stock being traded.'", as in claim 10 or ... the 
reference value is a previous day's closing price.", as in claim i 1 . 

Claims 13 an d 1 5-19 

For the purposes of this appeal only, claims 13 and 1 5-19 stand or fall together. Claim 13 
is representative of this group of claims. 

Vogel clearly does not suggest claim 13, which requires that the suspect trade resolution 
process includes a non-suspect price determination process ... a suspect trade acceptability 
window process ... and a last known good price adjustment process for adjusting the last known 
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good price of the specific stock, being traded to be equal to the trade price of the last non-suspect 
trade. Vogel does not discuss any adjustments to the "irregular activity threshold" or "the 
normal range." 

Claim 20 

Claim 20 is directed to a method of preventing processing oi' suspect trades... comparing 
. . the trade price of each trade of a specific slock to a known acceptable price ihr thai specific 
stock, with the acceptable price being a range of prices that span from a specific amount below to 
a specific amount above the last known good price, to determine which trades are suspect trades, 
which have trade prices that fall outside the acceptable range of prices, preventing processing °i 
the suspect trades.. . adjusting the last known good price of the specific slock being traded to be 
equal to the trade price u! the last non-suspect wade. 

Appellants contend that no combination of Voge! with Sposito describes or suggests this 

feature. 

Voge! only teaches to determine if the price based value is greater than, a predetermined 
price based value, Vogel does not teach determining if the price of the trade falls outside of a 
window price based value and Sposito only teaches: 

l ist rt-sui! is. subtracted from the last sale price, giving the iKl.jiiS.imt'!!! faetur. 
iftkt adjustment lactof « greater than zero. Idea I he process creates h »e«v self/sif>p 
i>> Mtbtractmg ihv adjustment factor from Hte last safe price. If the jdjustnieft! 
factor is, ies* than, or equal to. zero, iUc process dues nothing, ff a ae*v seii.'stop 
tsantber is created, the process will inform the omitr of the revised st-IL'itop 
««it!*;er. 

Hence neither reference nor any combination of these references suggests, e.g., to 
determine which trades are suspect trades, which have trade prices that tail outside the 
acceptable range of prices, preventing processing of the suspect trades. . . . 

Claim!: 

Okum 21, which calls for "a suspect trade resolution process for determining if each said 
suspect trade is a bad trade", is allowable over Vogel, for the reasons discussed in conjunction 
with claim 1 2., above. Moreover, Sposito is not seen as curing any of the deficiencies in Vogel. 
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s_ exau\ o ..utouK t i«J 1 Re claim 5-7, 9-i 1 ,13-1 7, 20. 22. 25-28, 32 and 35: See 
claims 1-4 analyses discussed above. Furthermore Vogel teaches the step of detenrmmng if each 
the suspect trade is a bad trade (col 4, lines 54-5$) ..." 

The examiner does not appear to rely on Sposito for any teachings pertaining to this 
claim, rather contending that {lie claim was taught by Vogel. Nevertheless, Appellants contend 
that no combination of Vogel wit h Sposito teaches the feature of claim 21. 

Claim 22 

Claim 22 limits the method of claim 21 and recites features of the suspect trade resolution 
process. According to claim 22, the suspect trade resolution process includes "a suspect trade 
repository process a non-suspect price determination process .. .; a suspect trade 
acceptability window process and a last known good price adjustment process for adjusting 
said iast known good price of said specific stock being traded to be equal to said trade price of 
the last non-suspect trade. 

The examiner acknowledges that Vogel does not explicitly teach "a last known good 
pnee adjustment process for adjusting said last known good price of said specilk stock being 
traded to be equal to said trade price of the last non-suspect trade.", and relies oil Sposito for this 
teaching. Specifically the examiner states: 

Howt.vev, Spiisito teaches UiC steps vhereio ifct aee.ept.ibie price detv-mtiaatioa 
»roe.m includes: a last known »ootl {n ice arfju.w.ueni process for adjasliog ffie test 
kiiown «<x«i price of -he specific stock i>ci«g traded U> be (."qua! to the trade price of 
fhe bsi mm-tiispect trade (section |O03fl|j; ..." 

Therefore, it would base i>eti!i obvious !(>()«•; of ordinary skiiJ in tt»t art at the 
nine of the invention to modify Vogel to icaiuifo the steps disclosed ghove as taftottt 
:iv Sp< f f,it(i so thai :i«cptal>U: Srarie prices can be automatically adjusted ;i«d 
visn.iHU-ii without any need for hitman input thereby creating; ;i new range or 
boundara-s of aeeeptabie trade prices for items as the trade progresses. 

Appellants disagree. According v.; Sposito at the cited passage, Sposito teaches to 
compute new "sell/stop price However, this is not at all related to "a last known good pnee 
adjustment process for adjusting said lust known good price ol said specific stock being traded to 
be equal to said trade price of the last non-suspect trade/' but is merely a stop price at which 
point ;.i trade will not take place. The stop price however is neither the iast know good price of 
the specific stock nor the trade price of the last non-suspect trade, but rather is merely a price that 
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is: "the price at which he wishes to sell bis security.", thai is modified based on. "'the variable 
points, M chosen by the owner of the security "how many points below the- current price at which 
he wishes to sell the security." 5 

Accordingly since neither reference leaches (he claimed feature and tin- examiner has sot 
provided any argument as to how either reference could he modified to teach the claimed feature, 
the combination fails to suggest the claimed invention as set forth in this claim. 

The examiner also argues that it is suggested to modify Vogel with Sposito "so that 
acceptable trade prices can be automatically adjusted and updated without any need for human 
input thereby creating a new range or boundaries of acceptable trade prices for items as the trade 
progresses." However, with respect to Vogel this would not be suggested, since Vogel is 
concerned with determining if an item exceeds a threshold price and providing a range or 
boundaries of acceptable trade prices would not assist in the purpose to remove from reports 
those items that have unacceptable prices. On lite other hand, with respect to Sposito, the 
examiner has not provided any motivation as to why the sell/stop price taught by Sposito would 
benefit bom the reporting mechanism of Vogel. 

Claims 25 and 27 

For the purposes oi tins appeal only, claims 25 and 27 stand or fall together. Claim 25 is 
representative of this group of claims. 

Claim 25.. which limits claim 24 and includes ... determining a last known good price for 
the specific stock being traded; . and adjusting the last known good price of the specific stock 
being traded to be equal to the trade price oi the last non-suspect trade.", is not taught by any 
combination oi' Vogel and Sposito, ibr reasons discussal in claim 22. 

Chum 26 

Claim 2o recites that: "adjusting the last, known good price of. the specific stock being 
traded to be equal to- a reference value whenever the stock is being traded for the first time in the 
trading session," is not disclosed by the cited references, "lite examiner acknowledges that Vogoi 
does not teach this and relies on Sposito, specifically "a last known good price initiation process 
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t it i'tJvH vmu vaiu*; would depend on which priee-based vahic is hiring 
Mm «.d ih*. * ii «.««>•, the geographic area, the category of the item or airy other 
parameter that may indkate different threshold values io tstahifeh irregidar 

Thus, rather than teaching the claim limitation, Vogel teaches to compart to "a -let «u 
items'' not to "trades" for the individual security, whereas at Coi. 7, lines I A> \ ouvi tneieJy 

discusses the irregular item flag. 

Claim29 

Claim 29 further distinguishes over the combination of references, stko ru> c % mhi 
of ihese references suggests the features of . . . monitoring a trade volume ay*o,'dk'd u r,h ejtn 
trade, examining the trade volume and trade price of each trade and discarding Kdde\ v. ru-se 
trade volume is negative, whose trade volume is zero, whose trade price is re«.. n c a-ui n I o,se 
trade price is zero. The examiner admits that no combination ofthe.se references ,-u^>:^-t lUvc 
features and. thus relics on official notice. Specifically the examiner states: 

H« claim:, 19. 2V atid M: Vi>»ei and Sposito do not explicitly reach a validity 
S'iiier process for monitor!);;) and cxatmiiing a trade volume am! a trade price 
» herein the vatidti> filter process discards trades whose the Hade volume is 
seganve, whose She trad* volume. Is Kero. whose the trade price is Bc^atsve, and 

Official notice is hereov taken that it is old find well KnowiS i» the iriecirottic 
trading system* to remove trades whose trade volume and trade price do not met! 
certain conditions. 

rhertfori.-, ii noniri have !>«:» ohvious to one of ordinary siiii! m the art at the 
tinte of the invent jots to include the aforementioned steps in remove iradts that are 
sot desirahie lor the trading activity therehy making the system more efficient. 

Appellants had challenged the examiner's contention that it is well known to M ... 
monitoring a trade volume associated with each trade, examining the trade volume and trade 
price of each trade and discarding trades whose trade volume is negative, whose trade volume i< 
zero, whose trade price is negative, and whose trade price is zero." I he examiner has not 
furnished any proof of this administrative notice. 

Moreover, assuming arguendo that it is well known to "to remove trades whose trade 
volume and trade price do not meet certain conditions/" the examiner has not provided any 
reasonable basis why the combination of Vogel and Sposito would benefit from that leaching 
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ikt, i' "4 ^ «). 

" v. t, s ui \ oech *in o i\c vfcrsnce, deals with items not trades, and the steins as 
disclosed by Vogei do not possess volumes. While Vogei mentions that: "Fees may be set bused 
on volume or price of the items sold for individual users.", Vogei does not track volume of items 
in the auction and does not use volume as a criteria for classifying items as irregular. Therefore, 
combination of official notice with Vogei would not appear to be obvious to one of ordinary skill 
in the art. smee ,; to remove trades thai are not desirable for the trading activity" would riot make 
the system of the combination of Vogei with official notice "more efficient." 

Sposito, on the other hand, deals with a .sell/stop order ami already has volume specified 
by the user and any combination of office notice with Sposito would serve no further purpose at 
least because Sposjlo is not specifically directed to filtering of trades or tillering of trade data as 
in Vogei reporting mechanism. 

Accordingly, Appellants contend that it is not suggested to combine official notice with 
either Vogei or Sposito or the combination of Vogei and Sposito. 

Ckim .32 

Claim 31 which limits claim 30 and requires instructions to "adjust the last known good 
price of the specific stock being traded to be equal to the trade price of the last non-suspect 
trade," is allowable for reasons analogous to those in claim 22. 

Qajm. 33 

Claim 33, which limits claim 30 and recites instructions to ... monitor a trade volume 
associated with each trade and examine the trade volume and the trade price of each the trade to 
discard those trades whose trade volume is negative, whose trade volume is zero, whose trade 
price is negative, and whose trade price is zero," is not taught by any combination of Vogei and 
Sposito. ibr reasons discussed in claim 22. 

Oaim35 

Claim 35. which limits claim 30 and features particular instructions to determine a bad 
trade, is allowable for reasons analogous to those in claim 13. 
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Cun elusion 

\p^x . - -vihru fjacoic t u't ( Lams I -35 arc allowable over the cited art, are 
v.v cu v > v i< w> ^ubjvxt ns v lei and ai» < c Unite ( herelore. the Examiner erred in rejecting 
s p >e 5 i° v * r s u ' , "oj'i 5 he se^ eised. 
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Appendix of Claims 

1 . A computer system executing a trade filtering process for identifying suspect 
trades, the computer system executing processes comprising: 

a trade monitoring process tor monitoring a trade price associated with each trade of a 
spec i tie stock during a trading session; 

a trade comparison process, responsive to the trade monitoring process, for comparing the 
trade price oi each trade of a specific stock to a known acceptable price for that specs tic stock to 
identity which trades arc suspect trades: and 

a suspect trade filtering process, responsive to the trade comparison process, lor 
preventing the processing of suspect trades. 

2. The computer system of claim 1 further comprising an acceptable price 
determination process for determining the value of the known accept able price. 

3. The computer system of claim 2 wherein the acceptable price determination 

process includes: 

a known price determination process tor determining a last known good price for the 
specs tie stock being traded. 

4. The computer system of claim 3 wherein the acceptable price determination 

process includes: 

a price acceptability window process for determining the known acceptable price, 
wherein the known acceptable price is an acceptable range of prices that span from a specific 
amount below the last known good price to a specific: amount above the last known good price, 
with trades that have trade prices that do not tall within the acceptable range of prices being 

considered suspect trades. 

5. The computer system of claim -I v. heiem viki acceptable ps e de:c~mnaPor- 
process includes: 
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* 7 fv wouin-jtcr ^teni os vL in: 4 wherein the specific kmo-mt aho\e t:ie 
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session. 

10. The computer system of claim 9 wherein the reference value is the trade price of 
the specs tie stock being traded, 

1 1 . 'Hie computer system of claim 0 u herein i te leference \ aloe is a ps e\ tout- da\ o 

closing price. 

12. The computer system of claim 3 further comprising a .suspect trade resolution 
process for determining if each suspect trade is a bad trade. 

] 3. The computer system of claim 12 wherein the suspect trade resolution process 

\!..kidov 
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u suspect trade repository process for storing the trade price of said suspect trade.; 

a non-suspect price determination process for determining the trade price of at least a rirst 
rum-suspect trade of the specific stock to occur after the suspect trade: 

a suspect trade acceptability window process for detc.rniin.ing a suspect acceptability pnee 
range, wherein the suspect, acceptability price range spans from a specific amount below the 
trade price of the suspect trade to a specific amount above the trade price of the suspect trade, 
wherein the suspect trade is considered a non-suspect trade if the trade price of the at least a first 
non- suspect trade fails within the suspect acceptability price range; and 

a last known good price adjustment process for adjusting the lust known good price of the 
spoulk stock being traded to be equal to the trade price of the last non-suspect trade. 

14. The computer system of claim 1 3 wherein: the at least a first non-suspect trade is 
one trade. 

' ^ -j. t.ei "jpUa ^tun i i (Atmi " wlure u .K a. *e is. a inst a n sc rx\ s ^a. !■> 
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a validity Oiler process for examining the trade volume and die trade price of each the 
trade, and for discarding trades whose trade volume is negative, whose trade volume is zero, 
whose trade price is negative, and whose trade- price is /.cro. 

20. A method of preventing processing of suspect trades, the method executed in a 
computer system and the method comprising: 

monitoring a trade price associated with each trade of a specific st^ok during a trading 

session; 

comparing in the computer system the trade price of each trade of a specific stock to a 
known acceptable price for t hai specific stock, with the acceptable price being a range of prices 
that span from a specific amount below to a specific amount above the last known good price, i 
determine which trades are suspect trades, which have trade prices that fail outside the 
acceptable range of prices; 

preventing processing of the suspect trades; 

determining a last known good price for a specific stock being traded; and 
adjusting the last known, good price of the specific stock being traded to be equal to the 
trade price of the last non-suspect trade. 

2 1 . 1'he method of claim 20 further comprising a suspect trade resolution process fo 
determining if each said suspect trade is a bad trade. 

22. The method of claim 21 wherein said .suspect trade resolution process includes: 
a suspect trade repository process lor storing said trade price of said suspect trade; 
a non-suspect price determination process for determining the trade price of at least a fii 

non-suspect trade of the specific stock to occur alter said suspect trade: 

o suspect trade acceptability window process lor determining a suspect acceptability pri 
range, wherein said suspect acceptability price range spans from a specific amount below said 
trade price of said suspect trade to a specific amount above said trade price of said suspect trad< 
wherein said suspect trade is considered a non-suspect trade if the trade price of said at least a 
first non-suspect trade fails within said .suspect acceptability price range; and 
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28, The trade filtering method of claim 27 wherein determining if each, suspect, trade 



storing the trade price of the suspect trade; 

determining, the trade price of at least a first non-suspect trade of the specific stock to 
occur after the suspect trade; 

deiermining a suspect acceptability price range, wherein the suspect acceptability price 
range spans from a specific amount below the trade price of the suspect trade to a specific 
amount above the trade price of the suspect trade, wherein the suspect trade is considered a non- 
suspect trade if the trade price of the at least a first non-suspect trade falls within the suspect 
acceptability price range; and 

adjusting the last known good price of the specific stock being traded to he equal to the 
trade price of the last non-suspect trade. 

29. The trade filtering method of claim 23 further comprising- 
monitoring a trade volume associated with each trade; 
examining the trade volume and trade price of each trade; and 

discarding trades whose trade volume is negative, whose trade volume is zero, whose 
trade priee is negative, and whose trade price is zero. 

30. A computer program product residing on a computer readable medium having a 
plurality nt instructions stored thereon whieh, when executed by the processor, cause that 

processor to: 

monitor a trade price associated with each trade of a specific stock during a trading 

session- 
compare the trade price of each trade of a specific stock to a known acceptable price for 

that specific stock to determine which trades are suspect trades; and 
prevent the processing of the suspect trades. 



is a had trade includes: 



31 



l ie computer program product of claim 30 further comprising instructions t< 
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^otno u o J acceptable unec of prices that span from a specific amount below the last 
known good price to a specific amount above the last known good price, with trades that have 
trade prices that do not tail within the acceptable range of prices being considered suspect tracks. 

32. The computer program product of claim 30 further comprising instructions to: 
adjust the last known good price of the specific stock being traded to be equal to the trade 

price of the last non-suspect trade. 

33. The computer program product of claim 30 further comprising instructions to: 
monitor a trade volume associated with each trade: and 

examine the trade volume and the trade price of each the trade to discard those trades 
s\ lu\>e uide volume is negative, whose trade volume is zero, whose trade price is negative, and 

\\ hose r.rade price is zero. 

34. The computer program product of claim '30 further comprising instructions to: 
determine if each suspect trade is a bad trade. 

35. The computer program product of claim 30 wherein instructions to determine a 
bad trade, further comprises instructions to: 

determine the trade price of a first non-suspect trade of the specific stock to occur after 

determine a suspect acceptability price range that spans from a specific amount below the 
trade pnee of the suspect trade to a specific amount above the trade price of the suspect trade, 
\\Vh Hie suspect trade being a non-suspect trade if the trade price of the first rum-suspect trade 
fai^ \%;1r.« the suspect acceptability price range; and 

adjust the last known good price of the specific stock being traded to be equal to the trade 
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Evidence Appendix 
NONE 
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NONE 



